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PREFACE 
Summer Seminar on Operations Research (SSOR) has been and will be held once a year in 
Japan. SSOR '91 was the 26th and was held on July 15-18, 1991, in Karuizawa, Nagano, Japan. 
Karuizawa is one of the most famous and beautiful mountain resorts in Japan. The host university 
was Nihon University, and Professor Yoshio Sugasawa organized the seminar. The lodge of Nihon 
University in Karuizawa was used for four days of the seminar. Over 120 part/pants joined the 
seminar. 
It was a nice occasion for the Guest Editor to organize the Special Session, "Advances in 
Applied Probability Models in Japan," since there are many research workers who are especially 
interested in applied probability models in Japan. Twenty-one papers were presented. 
The first five papers dealt with queueing theory. Yamazaki, Sigman and Miyazawa show the 
problem of evaluating moments in infinite channel queues. Toyoizumi discusses the mean waiting 
time estimates for a simple M/MI1 queue. Kijima shows the transient solution to a class of 
Markovian queues. Katayama discusses the performance analysis and optimization of a special 
single-server tandem queueing system with feedback. T. Kimura deals with the duality between 
M/G/sis and GIIiil lsls queues. 
The next six papers dealt with stochastic models in computer science. Nishimura discusses 
the performance of concurrency control in database with Poisson arrival. Yasui and Nakagawa 
deal with two stochastic models of error control policies to transmit data more accurately in a 
communication system. Sandoh, Kawai and Ibaraki discuss an optimal backup policy for a hard 
computer disk in a personal computer or an engineering workstation. Fukumoto, Kaio and Osald 
show the optimal checkpoint generations for a database recovery mechanism subject o random 
failure. The remaining two papers dealt with software reliability growth models. M. Kimura, 
Yamada and Osaki propose the exponential-S-shaped software reliability growth model. Yamada, 
Ohtera and Ohba discuss the testing-domain dependent software reliability models. 
The following four papers dealt with stochastic models in reliability theory. Ito and Nakagawa 
show the optimal inspection policies for a system in storage. Segawa, Ohnishi and Ibaraki discuss 
the optimal minimal-repair and replacement polices for a reliability system formulated by a semi- 
Markov decision process. Kawai and Koyanagi deal with an optimal inspection and replacement 
problem for a discrete time Markovian deterioration system. Nakashima, Matsunaga, Ueda and 
Yamato discuss the optimal design of redundant systems for improving fail-safe character/s/tics. 
The paper by Sugasawa, Jin and Seya deals with the stochastic Petri nets and analyzes ystems 
involving concurrent activities. 
The following three papers dealt with option trading in financial theory. Dohi and Osaki 
discuss the optimal exercising for the investor who has American options under the prespecified 
two investment strategies. Tanaka, Dohi, Fujiwara, Kaio and Osaki deal with the design for the 
strategic portfolio involving two kinds of stock options. Sawaki discusses optimal exercise policies 
for a discrete time option model. 
The final two papers dealt with decision processes. Ohnishi discusses a relation between policy 
iteration and Newton-Raphson methods for Markov decision processes. Ano shows a best-choice 
(or secretary) problem with restricted offering chances and random number of applicants. 
I would like to thank all authors for their constant interest in the issue. I am greatly indebted 
to many referees who reviewed all papers and contributed to the quality of the issue. Finally, I 
would like to thank Professor Ervin Y. Rodin, Editor-in-Chief, Computers & Mathematics with 
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Applications, for his kindness. My thanks also go to Professor Yoshio Sugasawa of Nihon Uni- 
versity for his nice local organization. My special thanks go to College of Industrial Technology, 
Nihon University, Narashino, Chiba, Japan, for providing the nice lodge of Nihon University in 
Karuizawa. 
Shunji Os~Lki 
Guest Editor 
